
REPURCHASE AGREEMENTS 32.17% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

RP42760X REPURCHASE AGREEMENTS 10/06/14 0.020 $1,400,000,000.00 $1,400,000,000.00

RP42760Y REPURCHASE AGREEMENTS 10/06/14 0.030 $100,000,000.00 $100,000,000.00

RP42760Z REPURCHASE AGREEMENTS 10/06/14 0.030 $200,000,000.00 $200,000,000.00

RP427610 REPURCHASE AGREEMENTS 10/06/14 0.030 $100,000,000.00 $100,000,000.00

$1,800,000,000.00 $1,800,000,000.00

MONEY MARKET FUNDS 16.82% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

82525288 INVESCO GOV & AGENCY PORTFOLIO 0.010 $121,709,231.65 $121,709,231.65

31846V56 FIRST AMERICAN GOVERNMENT SWEEP 0.006 $3,323,856.68 $3,323,856.68

52470G79 WESTERN ASSET INSTITUTIONAL GOVT 0.040 $364,298,715.11 $364,298,715.11

61747C70 MORGAN STANLEY GOVT INST 0.040 $452,016,266.35 $452,016,266.35

$941,348,069.79 $941,348,069.79

COMMERCIAL PAPER 32.96% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

0556N1KL BNP PARIBAS FINANCE INC 10/20/14 0.280 $100,000,000.00 $99,987,555.56

62478YK6 MUFG UNION BANK NA 10/06/14 0.120 $50,000,000.00 $49,999,666.67

83365SKE SOCIETE GENERALE N AMER 10/14/14 0.140 $50,000,000.00 $49,998,055.56

40427SLD HSBC USA INC 11/13/14 0.170 $50,000,000.00 $49,990,555.56

40427SKL HSBC USA INC 10/20/14 0.140 $50,000,000.00 $49,996,888.89

0556N1L3 BNP PARIBAS FINANCE INC 11/03/14 0.230 $50,000,000.00 $49,990,416.66

22532CK8 CREDIT AGRI NORTH AMERICA 10/08/14 0.145 $50,000,000.00 $49,999,194.45

4497W1KH ING (US) FUNDING LLC 10/17/14 0.170 $50,000,000.00 $49,996,930.55

60688GKA MIZUHO FUNDING LLC 10/10/14 0.160 $50,000,000.00 $49,998,666.67

60688GLA MIZUHO FUNDING LLC 11/10/14 0.190 $50,000,000.00 $49,990,236.11

62478YKE MUFG UNION BANK NA 10/14/14 0.120 $50,000,000.00 $49,998,333.33

22532CKE CREDIT AGRI NORTH AMERICA 10/14/14 0.140 $50,000,000.00 $49,998,055.56

62478YLH MUFG UNION BANK NA 11/17/14 0.150 $50,000,000.00 $49,990,833.34

22532CKH CREDIT AGRI NORTH AMERICA 10/17/14 0.190 $19,000,000.00 $18,998,696.39

22532CKN CREDIT AGRI NORTH AMERICA 10/22/14 0.145 $50,000,000.00 $49,996,375.01

83365SL3 SOCIETE GENERALE N AMER 11/03/14 0.150 $50,000,000.00 $49,993,750.00

4497W1KF ING (US) FUNDING LLC 10/15/14 0.130 $50,000,000.00 $49,998,013.90

60688GM8 MIZUHO FUNDING LLC 12/08/14 0.190 $50,000,000.00 $49,982,847.22
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4497W1L4 ING (US) FUNDING LLC 11/04/14 0.180 $50,000,000.00 $49,992,250.00

60688GL7 MIZUHO FUNDING LLC 11/07/14 0.170 $50,000,000.00 $49,991,972.22

62478YMA MUFG UNION BANK NA 12/10/14 0.150 $50,000,000.00 $49,986,041.67

6323A1LC NATIXIS US FINANCE CO 11/12/14 0.160 $50,000,000.00 $49,991,333.33

0556N1MC BNP PARIBAS FINANCE INC 12/12/14 0.200 $50,000,000.00 $49,980,833.32

89116FNM TORONTO DOMINION HDG USA 01/21/15 0.110 $50,000,000.00 $49,983,347.21

40427SNN HSBC USA INC 01/22/15 0.170 $50,000,000.00 $49,974,027.77

62478YL5 MUFG UNION BANK NA 11/05/14 0.080 $50,000,000.00 $49,996,444.44

00084CN2 ABN AMRO FUNDING USA LLC 01/02/15 0.190 $25,000,000.00 $24,988,125.00

0556N1M2 BNP PARIBAS FINANCE INC 12/02/14 0.165 $50,000,000.00 $49,986,479.18

25153KK6 DEUTSCHE BANK FINL LLC 10/06/14 0.090 $150,000,000.00 $149,999,250.00

25153KK6 DEUTSCHE BANK FINL LLC 10/06/14 0.090 $50,000,000.00 $49,999,750.00

90349QJR US BANK NA 10/17/14 0.120 $250,000,000.00 $250,000,000.00

$1,844,000,000.00 $1,843,774,925.57



AGENCIES 14.03% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

3130A2FV FHLB 06/19/15 0.162 25,000,000.00 25,000,000.00

3130A2HP FHLB 04/01/15 0.133 25,000,000.00 24,997,377.91

3130A2L4 FHLB 08/03/15 0.233 25,000,000.00 25,000,000.00

3130A2S7 FHLB 08/27/15 0.248 25,000,000.00 25,000,000.00

3130A2SG FHLB 08/27/15 0.253 25,000,000.00 25,000,000.00

3130A2XM FHLB 10/02/15 0.253 25,000,000.00 25,000,000.00

3130A36B FHLB 10/20/15 0.274 25,000,000.00 25,000,000.00

313385T3 FHLB 12/15/14 0.152 27,000,000.00 26,991,900.00

313385P4 FHLB 11/14/14 0.077 25,000,000.00 24,997,836.11

313384FE FHLB 05/05/15 0.112 25,000,000.00 24,983,729.17

313385R2 FHLB 11/28/14 0.083 25,000,000.00 24,996,868.06

313385R9 FHLB 12/05/14 0.086 25,000,000.00 24,996,340.30

313385J9 FHLB 10/10/14 0.073 39,560,000.00 39,559,525.28

313385J7 FHLB 10/08/14 0.071 10,000,000.00 9,999,922.22

313385K6 FHLB 10/15/14 0.071 25,000,000.00 24,999,465.28

313385K8 FHLB 10/17/14 0.066 50,000,000.00 49,998,826.39

313384LF FHLB 09/03/15 0.162 18,000,000.00 17,973,279.99

313384KR FHLB 08/20/15 0.1625 25,000,000.00 24,964,444.45

313384LW FHLB 09/18/15 0.173 25,000,000.00 24,958,798.61

313384LG FHLB 09/04/15 0.162 22,000,000.00 21,967,244.45

313384LM FHLB 09/09/15 0.162 25,000,000.00 24,962,222.21

313384KV FHLB 08/24/15 0.152 25,000,000.00 24,966,250.00

313397L4 FHLB 10/21/14 0.101 25,000,000.00 24,998,819.44

313396HY FHLMC 07/10/15 0.152 7,080,000.00 7,071,769.50

313396JK FHLMC 07/21/15 0.157 4,712,000.00 4,706,116.54

313396JK FHLMC 07/21/15 0.157 9,400,000.00 9,388,263.06

313396JK FHLMC 07/21/15 0.162 9,900,000.00 9,887,240.00

313396JM FHLMC 07/23/15 0.157 23,300,000.00 23,270,706.72

313396LS FHLMC 09/14/15 0.152 50,000,000.00 49,928,124.98

313396JL FHLMC 07/22/15 0.147 14,800,000.00 14,782,653.17

313396JL FHLMC 07/22/15 0.132 24,300,000.00 24,274,464.75

3133EDTB FHLMC 08/21/15 0.183 25,000,000.00 25,000,000.00

31315KFU FFCB 05/19/15 0.112 25,000,000.00 24,982,659.72

 $785,052,000.00 $784,604,848.31
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US TREASURY NOTE 4.02% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

912828RL TREASURY NOTE 10/15/14 0.172 25,000,000.00 25,002,458.74

912828RL TREASURY NOTE 10/15/14 0.148 25,000,000.00 25,002,639.65

912828LS TREASURY NOTE 10/31/14 0.126 25,000,000.00 25,041,199.60

912828LS TREASURY NOTE 10/31/14 0.121 25,000,000.00 25,041,292.31

912828RZ TREASURY NOTE 01/15/15 0.136 25,000,000.00 25,007,849.99

912828RZ TREASURY NOTE 01/15/15 0.136 25,000,000.00 25,007,849.99

912828NV TREASURY NOTE 08/31/15 0.147 25,000,000.00 25,249,793.47

912828TT TREASURY NOTE 10/15/15 0.147 25,000,000.00 25,026,379.47

912828TT TREASURY NOTE 10/15/15 0.154 25,000,000.00 25,024,689.76

$225,000,000.00 $225,404,152.98

GRAND TOTAL $5,595,400,069.79 $5,595,131,996.65

WEIGHTED AVERAGE MATURITY AND LIFE 48 DAYS 


